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Ɋɟɮɟɪаɬ 
 
Ⱦɢɩɥɨɦɧɚɹ ɪɚɛɨɬɚ, 55 ɫ., 33 ɪɢɫ., 1 ɬɚɛɥ., 10 ɢɫɬɨɱɧɢɤɨɜ, 1 
ɩɪɢɥɨɠɟɧɢɟ. 
ɈɉɐɂɈɇɕ, ɄɈɆȻɂɇȺɌɈɊɂɄȺ, ɋɅɍɑȺɃɇɕɃ ɉɊɈɐȿɋɋ, 
ȺɄɐɂɂ, ȻɂɇɈɆɂɇȺɅɖɇȺə ɆɈȾȿɅɖ, ɆɈȾȿɅɖ ȻɅȿɄȺ – 
ɒɈɍɅɁȺ, ɏȿȾɀɂɊɈȼȺɇɂȿ 
Оɛɴɟɤɬ иɫɫɥɟɞɨɜɚɧия — ɫɬɨɯɚɫɬɢɱɟɫɤɢɟ ɦɨɞɟɥɢ ɫɬɨɢɦɨɫɬɢ 
ɟɜɪɨɩɟɣɫɤɢɯ ɨɩɰɢɨɧɨɜ.  
Мɟɬɨɞɵ иɫɫɥɟɞɨɜɚɧия — ɦɟɬɨɞɵ ɬɟɨɪɢɢ ɜɟɪɨɹɬɧɨɫɬɟɣ, 
ɦɚɬɟɦɚɬɢɱɟɫɤɨɣ ɫɬɚɬɢɫɬɢɤɢ, ɥɨɝɢɤɨ-ɤɨɦɛɢɧɚɬɨɪɧɵɟ ɦɟɬɨɞɵ, 
ɢɦɢɬɚɰɢɨɧɧɨɟ ɦɨɞɟɥɢɪɨɜɚɧɢɟ. 
Цɟɥɶ ɪɚɛɨɬɵ — ɫɨɡɞɚɧɢɟ ɩɪɨɝɪɚɦɦɧɨɝɨ ɨɛɟɫɩɟɱɟɧɢɹ ɞɥɹ 
ɦɨɞɟɥɢɪɨɜɚɧɢɹ ɰɟɧ ɨɩɰɢɨɧɨɜ, ɚɧɚɥɢɡ ɢɡɦɟɧɟɧɢɹ ɫɬɨɢɦɨɫɬɢ ɨɩɰɢɨɧɨɜ 
ɜɨ ɜɪɟɦɟɧɢ. 
ȼ ɞɢɩɥɨɦɧɨɣ ɪɚɛɨɬɟ ɪɚɫɫɦɨɬɪɟɧɵ ɦɚɬɟɦɚɬɢɱɟɫɤɢɟ ɦɨɞɟɥɟɣ 
ɨɩɪɟɞɟɥɟɧɢɹ ɰɟɧ ɟɜɪɨɩɟɣɫɤɢɯ ɨɩɰɢɨɧɨɜ, ɫɩɨɫɨɛɵ ɦɢɧɢɦɢɡɚɰɢɢ 
ɩɨɬɟɪɶ ɩɪɢ ɢɯ ɢɫɩɨɥɶɡɨɜɚɧɢɢ, ɚ ɬɚɤɠɟ ɪɚɡɪɚɛɨɬɚɧɨ ɩɪɨɝɪɚɦɦɧɨɟ 
ɨɛɟɫɩɟɱɟɧɢɟ, ɩɨɡɜɨɥɹɸщɟɟ ɦɨɞɟɥɢɪɨɜɚɬɶ ɫɬɨɢɦɨɫɬɶ ɨɩɰɢɨɧɨɜ ɩɨ 
ɡɚɞɚɧɧɵɦ ɩɚɪɚɦɟɬɪɚɦ. 
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Abstract 
 
Thesis, 55 p., 33 fig., 1 tab., 10 sources, 1 app. 
OPTIONS, RANDOM PROCESSES, SHARES, BINOMIAL 
MODEL, BLACK-SCHOLES MODEL, HEDGING, OPTIONS 
STRATEGIES 
The object of study – stochastic models cost options. 
Research methods – methods of probability theory, mathematical 
statistics, logic-combinatorial methods, simulation. 
Purpose – to create software for the simulation of option prices, the 
analysis of changes in the value of options at the time. 
In the research paper the mathematical model for determining prices 
of European options, ways to minimize losses when they are used and 
developed software that allows you to simulate the value of the options on 
the set parameters. 
